James Stock, Charles Nelson and Richard Starz, and, Lennart Hoogerheide, Frank Kleibergen and Herman K. van Dijk.
The next set of papers considers financial time series data, which are known to show signs of non-stationarity and time-varying variance. The authors of these studies are Peter C.B. Phillips, next, Torben Andersen, Tim Bollerslev and Dobrislav Dobrev, and next, Dick van Dijk and Martin Martens.
Besides applications in finance, macroeconomics and labor economics, there is a substantial interest in marketing to apply, but also to develop, econometric models. Witness of recent contributions in this area are the two papers by Peter E. Rossi, Jaehwan Kim and Greg M. Allenby and by Dennis Fok, Philip Hans Franses and Richard Paap.
The last part of this special issue is dedicated to modern econometric methods that are applied in labor, finance and international economics, where the last paper addresses the strong link between theoretical economics and applied econometrics. These four papers are authored by John Geweke and Michael Keane, by Todd Clarke and Kenneth D. West, by Hashem Pesaran and by Peter P. Wakker, Mohammed Abdellaoui and Caroline Barrios.
We are grateful to all authors for writing special quality papers for this special issue of the Journal at the occasion of a very special event. All authors were caught in tight schedules, but each one of them was very willing to cooperate. Additional to the authors, we also benefitted from the excellent and quick help of many anonymous reviewers. Finally, we thank our secretarial staff member, Aletta Henderiks, for her never ending willingness to support our endeavor. 
